Abstract. In this paper we introduce the interval-valued APHenstock-Stieltjes integral and investigate some properties of the these integrals.
Introduction and preliminaries
As it is well known, the Henstock integral for a real function was first defined by Henstock [1] in 1963. The Henstock integral is more powerful and simpler than the Lebesgue, Feynman integrals.
In 2000, Congxin Wu and Zengtai Gong introduced the concept of the Henstock integrals of interval-valued functions and fuzzy-number-valued functions and obtained some of its properties( [7] ).
In this paper we introduce the concept of the AP-Henstock-Stieltjes integral of interval-valued function and investigate some of its properties. 
The interval-valued AP-Henstock-Stieltjes integral
In this section, we will define the interval-valued AP-Henstock-Stieltjes integral which is an extention of the real-valued Henstock-Stieltjes integral and will study some properties of its integral.
Let E be a measurable set and let c be a real number. The density of E at c is defined by
provided the limit exists. The point c is called a point of density of E if d c E = 1 . The E d represents the set of all x ∈ E such that x is a point of density of E. From Theorem 2.4 and the properties of AP-Henstock-Stieltjes integral, we can easily obtain the following theorems .
Proof. By definition of distance, 
where 
For brevity, we writeF ∈ AP F H α [a, b] . ]λ. Using Theorem 3.5 and the properties of (AP IH) integral, we can obtain the properties of (AP F H) integral. For examples, the linear, monotones and interval additive properties of (AP F H) integral.
